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WEIGHTED AVERAGE MATURITY: 55 DAYS

DESCRIPTION ASSET CATEGORY MATURITY DATE PAR VALUE ORIGINAL COST AMORTIZED COST MARKET VALUE
BANK OF AMERICA COLLATERALIZED DEPOSIT ACCOUNT 1/4/2021 1,051,408.61                1,051,408.61                1,051,408.61                1,051,408.61                
BANK OF NOVA SCOTIA OVERNIGHT REPURCHASE AGREEMENT 1/4/2021 500,000,000.00           500,000,000.00           500,000,000.00           500,000,000.00           
BMO TRIPARTY MTGE TERM REPURCHASE AGREEMENT 1/14/2021 100,000,000.00           100,000,000.00           100,000,000.00           100,000,000.00           
BMO TRIPARTY MTGE TERM REPURCHASE AGREEMENT 1/4/2021 100,000,000.00           100,000,000.00           100,000,000.00           100,000,000.00           
BMO TRIPARTY MTGE TERM REPURCHASE AGREEMENT 1/4/2021 450,000,000.00           450,000,000.00           450,000,000.00           450,000,000.00           
BMO TRIPARTY MTGE TERM REPURCHASE AGREEMENT 2/5/2021 200,000,000.00           200,000,000.00           200,000,000.00           200,000,000.00           
BMO TRIPARTY MTGE TERM REPURCHASE AGREEMENT 3/15/2021 200,000,000.00           200,000,000.00           200,000,000.00           200,000,000.00           
BMO TRIPARTY MTGE TERM REPURCHASE AGREEMENT 3/4/2021 250,000,000.00           250,000,000.00           250,000,000.00           250,000,000.00           
CASH MGMT BILL DISCOUNT NOTE 3/16/2021 250,000,000.00           249,882,360.00           249,943,471.69           249,964,007.50           
CASH MGMT BILL DISCOUNT NOTE 3/30/2021 300,000,000.00           299,858,832.00           299,919,332.57           299,948,292.00           
CASH MGMT BILL DISCOUNT NOTE 3/9/2021 100,000,000.00           99,952,944.00             99,979,527.58             99,984,889.00             
CASH MGMT BILL DISCOUNT NOTE 4/13/2021 550,000,000.00           549,850,187.50           549,854,083.34           549,882,778.50           
CASH MGMT BILL DISCOUNT NOTE 6/1/2021 300,000,000.00           299,881,291.67           299,883,604.17           299,895,168.00           
CITIBANK (NON.COLL) COLLATERALIZED DEPOSIT ACCOUNT 1/1/2021 999,518.12                   999,518.12                   999,518.12                   999,518.12                   
CREDIT AGRICOLE REPO OVERNIGHT REPURCHASE AGREEMENT 1/4/2021 450,000,000.00           450,000,000.00           450,000,000.00           450,000,000.00           
FED FARM CRD DISCOUNT NT DISCOUNT NOTE 3/10/2021 15,000,000.00             14,989,450.00             14,996,600.00             14,997,562.50             
FED FARM CRD DISCOUNT NT DISCOUNT NOTE 3/22/2021 20,000,000.00             19,988,938.89             19,995,111.11             19,995,111.11             
FED FARM CRD DISCOUNT NT DISCOUNT NOTE 4/16/2021 5,000,000.00                4,997,418.06                4,998,395.84                4,998,395.84                
FED FARM CRD DISCOUNT NT DISCOUNT NOTE 4/26/2021 5,000,000.00                4,997,250.00                4,998,243.06                4,998,243.06                
FED FARM CRD DISCOUNT NT DISCOUNT NOTE 5/10/2021 20,000,000.00             19,990,277.78             19,992,833.33             19,992,833.33             
FED FARM CRD DISCOUNT NT DISCOUNT NOTE 7/21/2021 5,000,000.00                4,993,311.11                4,996,091.66                4,996,091.66                
FED HOME LN DISCOUNT NT DISCOUNT NOTE 1/20/2021 250,000,000.00           249,936,805.56           249,986,805.56           249,986,805.56           
FED HOME LN DISCOUNT NT DISCOUNT NOTE 1/7/2021 50,000,000.00             49,989,576.39             49,999,208.33             49,999,208.33             
FED HOME LN DISCOUNT NT DISCOUNT NOTE 2/17/2021 36,000,000.00             35,978,160.00             35,994,360.00             35,994,360.00             
FED HOME LN DISCOUNT NT DISCOUNT NOTE 2/22/2021 250,000,000.00           249,963,993.06           249,969,305.56           249,969,305.56           
FED HOME LN DISCOUNT NT DISCOUNT NOTE 2/26/2021 50,000,000.00             49,973,875.00             49,992,611.11             49,992,611.11             
FED HOME LN DISCOUNT NT DISCOUNT NOTE 3/17/2021 250,000,000.00           249,848,333.33           249,937,500.00           249,937,500.00           
FED HOME LN DISCOUNT NT DISCOUNT NOTE 3/19/2021 250,000,000.00           249,945,652.78           249,954,013.89           249,954,013.89           
FED HOME LN DISCOUNT NT DISCOUNT NOTE 4/21/2021 65,000,000.00             64,962,538.33             64,977,358.33             64,977,358.33             
FED HOME LN DISCOUNT NT DISCOUNT NOTE 5/19/2021 36,000,000.00             35,981,982.00             35,986,338.00             35,986,338.00             
FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 10/21/2022 75,000,000.00             75,000,000.00             75,000,000.00             74,972,122.50             
FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 11/18/2022 90,000,000.00             90,000,000.00             90,000,000.00             89,974,430.10             
FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 12/1/2022 90,000,000.00             90,000,000.00             90,000,000.00             89,965,260.90             
FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 3/8/2022 250,000,000.00           249,984,225.00           249,985,057.09           249,914,510.00           
FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 6/1/2022 300,000,000.00           300,000,000.00           300,000,000.00           299,867,517.00           
FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 8/13/2021 100,000,000.00           100,000,000.00           100,000,000.00           100,050,304.00           
FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 8/25/2021 50,000,000.00             50,000,000.00             50,000,000.00             50,026,289.50             
FEDERAL HOME LOAN BANK FLOATING RATE NOTE 11/10/2022 150,000,000.00           150,000,000.00           150,000,000.00           149,961,174.00           
FEDERAL HOME LOAN BANK FLOATING RATE NOTE 11/18/2022 250,000,000.00           250,000,000.00           250,000,000.00           249,907,192.50           
FEDERAL HOME LOAN BANK FLOATING RATE NOTE 11/22/2021 250,000,000.00           250,000,000.00           250,000,000.00           250,004,317.50           
FEDERAL HOME LOAN BANK FLOATING RATE NOTE 6/15/2021 450,000,000.00           450,000,000.00           450,000,000.00           449,959,635.00           
FIFTH THIRD BANCORP COLLATERALIZED DEPOSIT ACCOUNT 1/4/2021 340,872.68                   340,872.68                   340,872.68                   340,872.68                   
IBRD DISCOUNT NOTE DISCOUNT NOTE 1/15/2021 250,000,000.00           249,927,083.33           249,990,277.78           249,994,652.50           
IBRD DISCOUNT NOTE DISCOUNT NOTE 1/25/2021 250,000,000.00           249,938,888.89           249,981,666.67           249,989,792.50           
IBRD DISCOUNT NOTE DISCOUNT NOTE 1/28/2021 250,000,000.00           249,936,597.22           249,979,375.00           249,988,332.50           
IBRD DISCOUNT NOTE DISCOUNT NOTE 2/18/2021 150,000,000.00           149,961,250.00           149,980,000.00           149,985,000.00           
IBRD DISCOUNT NOTE DISCOUNT NOTE 3/26/2021 250,000,000.00           249,936,250.00           249,947,500.00           249,949,375.00           
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IBRD DISCOUNT NOTE DISCOUNT NOTE 3/9/2021 250,000,000.00           249,944,375.00           249,958,125.00           249,960,000.00           
IBRD DISCOUNT NOTE DISCOUNT NOTE 6/10/2021 250,000,000.00           249,874,305.56           249,888,888.89           249,890,972.50           
IFC DISCOUNT NOTE DISCOUNT NOTE 4/15/2021 100,000,000.00           99,941,638.89             99,968,222.22             99,974,750.00             
INTL BK RECON + DEVELOP DISCOUNT NOTE 3/9/2021 17,485,000.00             17,568,661.53             17,533,321.75             17,533,117.85             
INTL BK RECON + DEVELOP DISCOUNT NOTE 5/24/2021 140,000,000.00           141,195,920.00           140,663,589.70           140,628,496.40           
INTL BK RECON + DEVELOP DISCOUNT NOTE 7/23/2021 58,639,000.00             60,103,784.73             59,476,070.71             59,476,025.99             
INTL FINANCE CORP DISCOUNT NOTE 7/20/2021 100,000,000.00           100,782,700.00           100,518,344.37           100,512,829.00           
JP MORGAN CO COLLATERALIZED DEPOSIT ACCOUNT 1/1/2021 502,520,534.41           502,520,534.41           502,520,534.41           502,520,534.41           
JPMORGAN MMKT ACCT COLLATERALIZED DEPOSIT ACCOUNT 1/1/2021 105,098,637.02           105,098,637.02           105,098,637.02           105,098,637.02           
METROPOLITAN LIFE INSURANCE TERM REPURCHASE AGREEMENT 1/13/2021 300,001,425.00           300,001,425.00           300,001,425.00           300,001,425.00           
PNC BANK CERTIFICATE OF DEPOSIT 1/4/2021 1,440,527.64                1,440,527.64                1,440,527.64                1,440,527.64                
RBC REPO OVERNIGHT REPURCHASE AGREEMENT 1/4/2021 450,000,000.00           450,000,000.00           450,000,000.00           450,000,000.00           
REGION BANK USD TIME DEPO CERTIFICATE OF DEPOSIT 1/4/2021 10,758.85                     10,758.85                     10,758.85                     10,758.85                     
REPO BANK AMERICA OVERNIGHT REPURCHASE AGREEMENT 1/4/2021 400,000,000.00           400,000,000.00           400,000,000.00           400,000,000.00           
REPO BANK OF AMERICA TERM REPURCHASE AGREEMENT 1/20/2021 500,000,000.00           500,000,000.00           500,000,000.00           500,000,000.00           
REPO BANK OF AMERICA TERM REPURCHASE AGREEMENT 3/3/2021 100,000,000.00           100,000,000.00           100,000,000.00           100,000,000.00           
REPO BANK OF AMERICA TERM REPURCHASE AGREEMENT 6/1/2021 100,000,000.00           100,000,000.00           100,000,000.00           100,000,000.00           
REPO HSBC OVERNIGHT REPURCHASE AGREEMENT 1/4/2021 530,000,000.00           530,000,000.00           530,000,000.00           530,000,000.00           
SSC GOVERNMENT MM GVMXX TREASURY MONEY MARKET FUND 1/1/2021 185,003,962.52           185,003,962.52           185,003,962.52           185,003,962.52           
SYNOVUS BANK GA CERTIFICATE OF DEPOSIT 1/4/2021 857,156,554.84           857,156,554.84           857,156,554.84           857,156,554.84           
TREASURY BILL U.S. TREASURY 1/14/2021 300,000,000.00           299,922,270.00           299,988,895.71           299,996,250.00           
TREASURY BILL U.S. TREASURY 1/19/2021 200,000,000.00           199,924,083.00           199,989,499.94           199,996,666.00           
TREASURY BILL U.S. TREASURY 1/21/2021 900,000,000.00           899,733,608.44           899,949,999.53           899,980,875.00           
TREASURY BILL U.S. TREASURY 1/28/2021 286,431,000.00           286,404,902.96           286,413,814.15           286,420,021.10           
TREASURY BILL U.S. TREASURY 1/7/2021 250,000,000.00           249,898,767.36           249,994,895.83           249,999,375.00           
TREASURY BILL U.S. TREASURY 2/16/2021 200,000,000.00           199,895,194.00           199,968,694.31           199,983,278.00           
TREASURY BILL U.S. TREASURY 2/23/2021 200,000,000.00           199,905,888.89           199,967,611.11           199,982,638.00           
TREASURY BILL U.S. TREASURY 2/25/2021 175,812,500.00           175,705,839.83           175,705,839.83           175,705,839.83           
TREASURY BILL U.S. TREASURY 3/11/2021 250,000,000.00           249,848,333.33           249,942,500.00           249,965,625.00           
TREASURY BILL U.S. TREASURY 3/18/2021 500,000,000.00           499,770,630.00           499,887,320.30           499,929,030.00           
TREASURY BILL U.S. TREASURY 3/25/2021 190,000,000.00           189,899,141.97           189,954,004.31           189,968,332.70           
TREASURY BILL U.S. TREASURY 3/4/2021 150,000,000.00           149,912,791.67           149,970,291.67           149,982,792.00           
TREASURY BILL U.S. TREASURY 4/1/2021 600,000,000.00           599,838,708.00           599,861,249.67           599,884,002.00           
TREASURY BILL U.S. TREASURY 4/15/2021 500,000,000.00           499,709,305.00           499,833,888.58           499,884,270.00           
TREASURY BILL U.S. TREASURY 4/22/2021 385,000,000.00           384,776,165.05           384,863,485.28           384,907,600.00           
TREASURY BILL U.S. TREASURY 4/29/2021 350,000,000.00           349,805,361.50           349,873,805.80           349,904,964.50           
TREASURY BILL U.S. TREASURY 4/8/2021 500,000,000.00           499,728,264.72           499,855,174.06           499,902,085.00           
TREASURY BILL U.S. TREASURY 5/13/2021 250,000,000.00           249,860,972.50           249,899,166.87           249,927,212.50           
TREASURY BILL U.S. TREASURY 5/20/2021 250,000,000.00           249,883,090.28           249,910,711.81           249,923,265.00           
TREASURY BILL U.S. TREASURY 5/6/2021 500,000,000.00           499,721,944.67           499,809,027.93           499,860,210.00           
TREASURY BILL U.S. TREASURY 6/24/2021 175,000,000.00           174,913,958.33           174,915,416.66           174,931,421.00           
TREASURY BILL U.S. TREASURY 7/1/2021 620,000,000.00           619,686,553.58           619,688,275.81           619,738,918.00           
TRUIST (COLL.) CERTIFICATE OF DEPOSIT 1/4/2021 308,758,457.85           308,758,457.85           308,758,457.85           308,758,457.85           
TRUIST SECURITES DEPOSIT (COLL CERTIFICATE OF DEPOSIT 1/4/2021 6,266,071.47                6,266,071.47                6,266,071.47                6,266,071.47                
TRUIST SETTLEMENT (COLL.) CERTIFICATE OF DEPOSIT 1/4/2021 904,341,519.80           904,341,519.80           904,341,519.80           904,341,519.80           
US TREASURY FRN FLOATING RATE NOTE 1/31/2022 225,000,000.00           225,300,208.84           225,293,521.02           225,221,796.00           
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US TREASURY FRN FLOATING RATE NOTE 10/31/2022 100,000,000.00           100,009,704.96           100,009,261.30           99,981,327.00             
US TREASURY FRN FLOATING RATE NOTE 4/30/2022 203,000,000.00           203,219,188.83           203,207,201.94           203,160,483.68           
US TREASURY FRN FLOATING RATE NOTE 7/31/2022 150,000,000.00           150,015,576.00           150,014,977.92           149,994,061.50           
WELLS FARGO BANK COLLATERALIZED DEPOSIT ACCOUNT 1/4/2021 767,471.68                   767,471.68                   767,471.68                   767,471.68                   
WELLS FARGO BANK NA TERM REPURCHASE AGREEMENT 1/4/2021 100,000,000.00           100,000,000.00           100,000,000.00           100,000,000.00           
WELLS FARGO BANK NA TERM REPURCHASE AGREEMENT 3/4/2021 250,000,000.00           250,000,000.00           250,000,000.00           250,000,000.00           

23,192,125,220.49     23,191,107,031.81     23,191,751,486.14     23,191,827,029.82     
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